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$Pr\{N_{n}=x|N_{0}=0\}=\frac{\{\Lambda_{n}\}^{x}}{x!}\exp[-\Lambda_{n}] (x=0,1,\cdots)$ , (1)
SRGM (1) $\Lambda_{n}$ NHPP




$H_{n+1}-H_{n}=\delta\beta(\omega-H_{n})$ $(\omega>0, \beta>0)$ , (2)
$H_{n}$ $n$
$\omega$
$\beta$ 1 (2) $H_{n}$
$H_{n}=\omega[1-(1-\delta\beta)^{n}]$ , (3)
$\deltaarrow 0$ (2) (3) SRGM
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Sl $(n, y_{n})(n=1,2, \cdots, N)$ $\alpha_{0}$ $\alpha_{1}$
$\hat{\alpha}_{0(0)}$ $\hat{\alpha}_{1(0)}$
S2 $\hat{d_{i}}$ $\hat{d_{i}}=C_{i}-(\hat{\alpha}_{0(0)}+\hat{\alpha}_{1(0)}D_{t})(i=1,2, \cdots,N-1)$
S3 $\{\hat{d}_{1},\hat{d}_{2}, \cdots,\hat{d}_{N-1}\}$
$\hat{F}$
S4 $B$ $b(b=1,2, \cdots, B)$
152
S5 $\hat{F}$ ( ) ,
$\hat{d}_{(b)}^{*}=\{\hat{d_{b,1}}^{*},\hat{d_{b,2}^{*}}, \cdots,\hat{d_{b,N-1}^{*}}\}$
S6 $C_{b,i}^{*}=\hat{\alpha}_{0(0)}+\hat{\alpha}_{1(0)}D_{i}+\hat{d_{b,i}^{*}}$
$z_{(b)}^{*}=\{(y_{1}, C_{b,1}^{*}), (y_{2}, C_{b,2}^{*}), \cdots, (y_{N-1}, C_{b,N-1}^{*})\}$ $\epsilon.$
S7 $z_{(b)}^{*}$ $\alpha_{0(b)}^{*}$ $\alpha_{1(b)}$
S8 $\hat{\alpha}_{0(b)}^{*}$ $\hat{\alpha}_{1(b)}^{*}$ $\hat{\omega}_{(b)}^{*}=-\hat{\alpha}_{0(b)}^{*}/\hat{\alpha}_{1(b)}^{*},\hat{\delta\beta}_{(b)}^{*}=-\hat{\alpha}_{1(b)}^{*}$
S9
S10 $b<B$ $b=b+1$ S5














$[2\hat{\theta}-\theta_{[B(1-\alpha)]}^{\hat{*}}, 2\hat{\theta}-\hat{\theta}_{[B\alpha]}^{*}]$ , (9)
$\hat{\theta_{[B\alpha]}}^{*}$ $B$ $\hat{\theta}_{(b)}^{*}$ $B\alpha$




$w_{\alpha}=\Phi^{-1}(\alpha)$ [9] $\hat{\theta}^{*}$ : $\hat{}*$1)’ $\hat{\theta_{(2)}}^{*},$ $\cdots,\hat{\theta}_{(B)}^{*}$
100(1–2$\alpha$)%
$[\theta_{[B\alpha]}^{\hat{*}}, \theta_{[B(1-\alpha)]}^{\hat{*}}]$ , (11)
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$\hat{\omega}$ Standard Normal 127.0015 152.9114
Percentile 129.5280 155.8585
Basic 0.08618762 0.141511
$\hat{\beta}$ Standard Normal 0.08543655 0.1411854
Percentile 0.08511091 0.1404343
Basic -2.835469 10.84297
$\overline{M}_{25}$ Standard Normal -0.1235227 13.96896
$\frac{Percentile3.0024611.6.68090}{Basic0.256759306711605}$
$\hat{R}(25,1)$ Standard Normal 0.2431593 0.6665069
Percentile 0.2416085 0.6560098
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